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SRARMSRSETTHEINE 7.1870, R E—RXZHFF 31 M ESR.
HA ATM 758, 1m 32 4.15/4.2, 6m p3Z 5.7625/5.775, 9m E3Z 5.85/5.875, 1y B&3Z 5.9/5.9125,

BF /5% (25d) , 9m A3z 0.2985/0.3, 1y 3z 0.3,

CFETS-NEX FX OPTION RECAP

23/12/2024 7.1870 31
ATM Traded Changes
1w 3.0/5.0
2w 3.0/5.0
1s 4.0/6.0 415/4.2
2s 4.0/6.0
3s 4.0/6.0
= Sl 5.7625/5.775
% 3070 5.85/5.875
7 e 5.9/5.9125
2y 5.0/70
3y 45/55
25d RR Traded changes
1s -0.8/0.2
2s -0.4/0.0
3s 0.0/0.4
6s 0.4/0.7
9s 0.5/0.7
1y  0.6/0.8
25d FLY Traded changes
1w  0.10/0.30
1s 0.10/0.30
2s 0.20/0.35
3s 0.20/0.35
6s 0.25/0.35
9s 0.25/0.35 0.2985/0.3
1y 0.25/0.35 03




